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Premiuim Premium Cuirrent Market Unvealized
Local UsD Value USD GainiLoss USD

Foreign Exchange continued

NOK PUT USD CALL MNOK - 127,755,000 ushD -17,000,000.00 USD -7681,080.00  -781,090.00 0.00 781,090.00
FX EURQPEAN STYLE OFTION

JANOT, 2003 @ 7515

XMNOKPA-BS-Z

Total Foreign Exchange - 3,454,545.00 3,144,730.14 6,599 275.37
Exchange-dshed opions are vinued uwsing marked pnces al the close of business for siaemant date

Cver- The-Cownter (OTC) apbans ane valued ad Mid-Wake! umess ofhensise agred.

See: important information aboul Pricing and Valuadions.

mpartan informalion abour Pricing and Valuations

Prices. some of wivch are provided by pricing servioes o olfer sources which we deem relisble. ane nof gusranieed for sccuracy or as resizahis valies

Valustions of over-dhe-counler denvative ansactions, inckuding ceriain denvalives-nsaked deposil products, have been prepansd on & mid-marked basis These valuabions ans indicalive values az of the close of businezs of Mhe date of s slatemen

avud, ewcap! a8 olhermise agreed in wiling, Mese valvabions do nol represenl the aciual lenms af wiich ranzactions or secuifies could be bough! or sold or new ransactions could be enfered ilo, or the aclual terms on which exisiing ransachions or

secuniles could be Mpudsled 8 of the dale of thiz stalement. We do nof waranl ther complaleness o scouracy. These vauabons s dered from propretans modsls based upon wel recognized finsncal principles and we have, when necessan o

caicwale e presen! wivoe of fufure caah flows, made reasonabie estimales abouf reevan! fufure markef condibions. Valuslons hased an other models o diferent asswmplions may peld difevent rmeuks. Margan expressly disclaims any responsibily

fior (1) e accuracy of i mode's o eslimates wied 0 danwing the valvahions, (Z) any &ror oF GmEsond N compufing o dizssmnating the valuatons. and (3] sy ueas o wiveh [Fe valuslions ame pull Vsuations ane provided fov slbrmation

purposas anly and ane misnded sokaly for your own uie. Fleass refer Io he rede confirmadion for dalads of each ransachon
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